
Carrying Cost Plus  
Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

United States Treasury:
   Bills 786,769,083.36$                   789,717,638.90$            789,966,000.00$            NA
   Notes 3,025,843,004.03$                3,018,310,395.35$         2,996,528,000.00$         9,862,942.25$           

Federal Agency:
   SBA 714,757,591.96$                   714,684,486.17$            708,426,943.13$            4,872,727.03$           
   MBS 764,762,776.33$                   764,762,776.33$            745,658,305.78$            3,355,207.66$           
   Bonds  7,766,230,764.79$                7,760,548,945.37$         7,691,816,135.14$         71,033,107.34$         
   Floaters -$                                       -$                                -$                                -$                           
   Discount Notes 6,365,599,479.25$                6,406,484,125.06$         6,406,980,000.00$         NA
   FHLMC PC 1,585,298.19$                       1,585,298.19$                1,668,922.02$                25,567.74$                
   GNMA 257,903.35$                          257,903.35$                   285,759.65$                   2,568.27$                  

Bankers Acceptances -$                                       -$                                -$                                NA
Bank Notes 1,349,989,781.08$                1,349,989,781.08$         1,349,374,614.00$         10,406,027.77$         
CDs 11,780,131,857.96$              11,780,107,804.60$       11,774,149,885.84$       108,526,261.40$       
Commercial Paper 9,066,713,197.33$                9,121,643,165.19$         9,118,769,199.86$         NA

Corporate:
   Floaters 166,442,685.01$                   166,442,685.01$            165,905,019.10$            648,341.03$              
   Bonds 771,983,040.46$                   771,923,248.79$            756,114,643.66$            12,851,379.82$         

Repurchase Agreements -$                                       -$                                -$                                NA
Reverse Repurchase -$                                       -$                                -$                                -$                           

Time Deposits 7,638,995,000.00$                7,638,995,000.00$         7,638,995,000.00$         NA
AB 55 & GF Loans 7,474,758,302.85$                7,474,758,302.85$         7,474,758,302.85$         NA

TOTAL 57,674,819,765.95$              57,760,211,556.25$       57,619,396,731.03$       221,584,130.31$       

Fair Value Including Accrued Interest 57,840,980,861.34$       

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).

The value of each participating dollar equals the fair value divided by the amortized cost (.997562079)
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $19,951,241.58 or $20,000,000.00 x .997562079.
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